Abstract: Suppose {X i , i ≥1} and {Y i , i ≥1} are two independent sequences with distribution functions ( ) X
INTRODUCTION
Suppose {X n , n≥1} is a sequence of independent and identically distributed random variables with common continuous distribution function F X (x). Define M n (X) = max(X 1 , X 2 , …, X n ). We consider the nondegenerated limit distribution of Pr{M n (X)≤α n x+β n } where α n and β n are some These three types distributions identify with the so-called max-stable distributions. One then says that F(x) belongs to the maximum domain of attraction (MDA) of the limit distribution G X . We can use the one-parameter family of the extreme value distributions 
where 1+ρx>0. This family is called standard generalized extreme value distribution (GEV) or Jenkinson-von Mises representation of the extreme value distributions.
We consider in the following work the case of a particular triangular array of the random variables Z 1,n , Z 2,n , …, Z n,n . Let {X i , i≥1} and {Y i , i≥1} be two independent sequences of independent and identically distributed random variables with distribution functions F X (x)∈MDA(G X ) and F Y (x)∈MDA(G Y ), respectively; i.e. there exists normalizing sequences α 1,n , β 1,n and α 2,n , β 2,n such that
We deal with the case that {Z 1,n , 1≤i≤n} is a mixture of two independent sequences {X i , i≥1} and {Y i , i≥1}, for p n ∈[0,1) which is defined by:
, with probability with probability 1 .
, is an array of independent random variables for fixed n, with distribution
We consider the limit of M n (Z)=max(Z 1,n , Z 2,n , …, Z n,n ) and assume 
. If p n →0, then with normalizing sequences α 2,n and β 2,n , 
Now we derive the limit results when F X (x) and F Y (x) have different right endpoints. Theorem 1 Suppose the continuous distribution functions
then with the normalizing sequence α n = α 2,n and
Proof i) Setting α n = α 2,n and β n = β 2,n , we have
If A=0, the result follows from Eq.(4). If A>0 and a) if
which implies the claim.
the statement follows.
ii) Setting α n =α 2,n and β n =β 2,n . Since
for large n. Hence, by Eq.(4) the claim follows.
In the following work we derive ( )
Theorem 2
Suppose F X ∈MDA(G X ) and
and its extreme value distribution be G V (x). Then the extreme value distributions G Z (x) and G V (x) are of the same type. Let max( , ).
(a) with normalizing sequences α n =α 1,n and β n =β 1,n ( ) ( ).
α and
, and
implies (a) follows. On the other hand,
G Y (x) are of the same type. Moreover
changing the normalizing sequences, we get ( ) ( )
On the other hand,
changing the normalizing sequences, we also get ( ) ( )
This completes the proof. 
where α is a positive parameter.
In this section we discuss the situation when . 
, the proof is similar as that in (a).
ii) By using L'Hospital's rule for the second factor, we have 
the result follows. Lemma 2 F 1 (x) is defined in Lemma 1. Assume
as n→∞, i=1, 2. For any ε with 0<ε<1 and large n, 
the statements follow. A a a n n n Z a n n n 
. 
